
Office of the State Treasurer

Georgia State Financing and Investment Commission (GSFIC) Holdings

as of March 31, 2020
DURATION: 0.557

DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE

TREASURY BILL U.S. TREASURY 4/23/2020 50,000,000.00                  49,386,826.39                  49,946,680.55                  49,999,037.50                  

US TREASURY N/B U.S. TREASURY 10/31/2022 5,000,000.00                    4,998,437.50                    4,999,191.75                    5,223,437.50                    

US TREASURY N/B U.S. TREASURY 9/30/2022 5,000,000.00                    4,956,640.63                    4,978,031.24                    5,202,734.40                    

US TREASURY N/B U.S. TREASURY 10/31/2022 5,000,000.00                    4,998,046.88                    4,998,046.88                    5,223,437.50                    

CITIBANK COLLATERALIZED DEPOSIT ACCOUNT 4/1/2020 319,678,759.20               319,678,759.20               319,678,759.20               319,678,759.20               

CITIBANK COLLATERALIZED DEPOSIT ACCOUNT 4/1/2020 453,565,835.27               453,565,835.27               453,565,835.27               453,565,835.27               

FEDERAL FARM CREDIT BANK FIXED RATE CALLABLE BOND 3/2/2021 48,790,000.00                  48,800,099.53                  48,798,353.93                  48,851,290.49                  

FIDELITY TREASURY ONLY FUND MONEY MARKET FUND 4/1/2020 250,000.00                       250,000.00                       250,000.00                       250,000.00                       

FIDELITY TREASURY ONLY FUND MONEY MARKET FUND 4/1/2020 250,000.00                       250,000.00                       250,000.00                       250,000.00                       

HOWARD HUGHES MEDICAL INSTITUT TERM REPURCHASE AGREEMENT 4/20/2020 220,740,000.00               220,740,000.00               220,740,000.00               220,740,000.00               

HSBC REPO OVERNIGHT REPURCHASE AGREEMENT 4/1/2020 100,000,000.00               100,000,000.00               100,000,000.00               100,000,000.00               

US TREASURY N/B U.S. TREASURY 11/15/2021 5,000,000.00                    5,006,640.63                    5,003,663.16                    5,216,601.55                    

FEDERAL FARM CREDIT BANK FLOATING RATE BOND 11/8/2021 25,000,000.00                  25,000,000.00                  25,000,000.00                  25,001,600.50                  

FEDERAL FARM CREDIT BANK FLOATING RATE BOND 11/8/2021 25,000,000.00                  25,000,000.00                  25,000,000.00                  25,001,600.50                  

US TREASURY N/B U.S. TREASURY 10/31/2020 10,000,000.00                  10,005,468.75                  10,001,636.02                  10,158,984.40                  

US TREASURY N/B U.S. TREASURY 10/31/2022 5,000,000.00                    4,998,632.81                    4,999,288.88                    5,223,437.50                    

FREDDIE MAC FIXED RATE BOND 11/24/2020 10,000,000.00                  9,936,390.00                    9,977,927.42                    10,109,767.60                  

FEDERAL HOME LOAN BANK FIXED RATE BOND 12/11/2020 5,000,000.00                    5,052,100.00                    5,018,824.18                    5,096,741.00                    

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 85,000,000.00                  85,453,917.00                  85,213,783.49                  88,839,976.15                  

FREDDIE MAC FIXED RATE CALLABLE BOND 6/5/2024 11,000,000.00                  11,027,500.00                  11,022,969.35                  11,039,905.69                  

FEDERAL FARM CREDIT BANK FIXED RATE BOND 12/6/2023 5,000,000.00                    4,995,850.00                    4,996,945.45                    5,432,005.40                    

FEDERAL HOME LOAN BANK FIXED RATE CALLABLE BOND 6/5/2024 5,000,000.00                    5,006,250.00                    5,005,243.27                    5,015,638.90                    

FREDDIE MAC FIXED RATE CALLABLE BOND 6/11/2024 12,600,000.00                  12,612,600.00                  12,610,565.52                  12,639,332.03                  

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 100,000,000.00               100,557,500.00               100,262,568.50               104,663,903.50               

FREDDIE MAC FIXED RATE CALLABLE BOND 8/9/2022 70,000,000.00                  70,390,250.00                  70,183,797.92                  73,264,732.45                  

FEDERAL HOME LOAN BANK FIXED RATE BOND 12/10/2021 20,000,000.00                  20,158,200.00                  20,092,146.66                  20,835,390.80                  

FREDDIE MAC FIXED RATE CALLABLE BOND 4/27/2022 8,000,000.00                    8,100,960.00                    8,041,891.20                    8,362,123.68                    

FREDDIE MAC FIXED RATE CALLABLE BOND 5/22/2023 8,115,000.00                    8,130,012.75                    8,126,898.07                    8,135,475.44                    

FEDERAL HOME LOAN BANK FIXED RATE CALLABLE BOND 6/12/2024 5,000,000.00                    5,000,000.00                    5,000,000.00                    5,013,094.45                    

SBA POOL 509317 AGENCY PASSTHROUGH 2/25/2035 101,734.39                       102,487.61                       102,219.77                       101,087.31                       

SBA POOL 509528 AGENCY PASSTHROUGH 6/25/2036 4,342,310.86                    4,342,310.86                    4,342,310.86                    4,319,269.60                    

SBA POOL 509416 AGENCY PASSTHROUGH 10/25/2038 1,872,543.10                    1,879,565.15                    1,879,565.15                    1,862,771.96                    

SBA POOL 509444 AGENCY PASSTHROUGH 6/25/2039 935,856.51                       940,535.80                       939,228.10                       930,651.96                       

SBA POOL 509683 AGENCY PASSTHROUGH 7/25/2040 2,355,050.37                    2,360,937.99                    2,359,530.62                    2,336,484.07                    

BBT DEPOSIT COLLATERALIZED DEPOSIT ACCOUNT 4/1/2020 59,814,500.32                  59,814,500.32                  59,814,500.32                  59,814,500.32                  

BBT DEPOSIT COLLATERALIZED DEPOSIT ACCOUNT 4/1/2020 19,038,863.71                  19,038,863.71                  19,038,863.71                  19,038,863.71                  

FEDERAL FARM CREDIT BANK FIXED RATE BOND 12/21/2023 5,000,000.00                    5,037,389.35                    5,027,980.25                    5,413,155.95                    

1,716,450,453.73            1,717,573,508.13            1,717,267,246.69            1,731,851,628.28            

UNAUDITED


